
SCAG'
A SCANA COMPANY

Kenneth R. Jackson
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January 15, 2010

Mr. Charles L. A. Terreni

Chief Clerk and Administrator

Public Service Commission of South Carolina

Post Office Box 11649
Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff
Office of Regulatory Staff of South Carolina

Post Office Box 11263
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Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find

the report on South Carolina Electric and Gas Company's hedging activities for December, 2009.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.
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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For December 2009

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679 Current Month

Inception To

Date

Broker Fees

Software

Subscription s

Labor

Carrying Cost

579.00 20,703.57

1 33,897.64

103,500.00

78,408.20

307,648.94

349.44

2,410.07

31.78

21,632.01

133,897.64

103,500.00

80,818.27

307,680.72

Non Hedging Addition to Cost of Gas

Hedging Additions I (Subtractions)

579.00 646, 305.28 2,791.29 647,528.64

2,337,480.00 42,571,450.80 1,293,013.20 46,201,944.00

Total 2,338,059.00 43,217,756.08 1,295,804.49 46,849,472.64

Interest Rate 0.3737%

South Carolina Electric & Gas Company
Risk Management Program Adjustments
For December 2009

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G
Order 2006-331

579.00

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

Docket 2006-5-G
Order 2006-679

Inception To
Current Month Date

20,703.57 349.44 21,632.01

133,897.64 133,897.64

103,500.00 103,500.00

78,408.20 2,410.07 80,818.27

307,648.94 31.78 307,680.72

579.00 646,305.28 2,791.29 647,528.64

2,337,480.00 42,571,450.80 1,293,013.20 46,201,944.00

Total 2,338,059.00 43,217,756.08 1,295,804.49 46,849,472.64

Interest Rate 0.3737%
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SCE&G December 2009 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

03JUNO 8
10JUNOB

17JUNO B

24 JUNO 8

01JULOB

OBJULOB

15JULQB
22JULOB

29JULOB
02DECQB

09DECOB

16DECOB

23DECQB

30DECOB

06JAN09
13JAN09
20JAN09
27JAN09

03FES09 .
10FED09
17FED09
24FED09
03MAR09

10MAR09

17MAR09

24MAR09

31NAR09

07APR09
14APR09
21APR09
28APR09
05NAY09

12MAY09

19MAY09

26MAY09

02JUN09
09JUN09
16JUN09
23JUN09
30JUN09
07JU&09
14JULO9
21JULO9
28JUL09
2BJULO9

04AUG09

11AUG09

1SAUG09

25AUGQ9

01SEPO9
OBSEP09
15SEP09
22SFP09
29SEP09
06OCT09
13QCT09
20OCT09
270CT09
03NQV09

10NUVOB

17NOV09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAL&

CALL

CALL

CALL

CALL

CALL

CALL

CAL&

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CRLL

CALL

CALL

1.30 01DZC09
1.30 01DECQ9
1.20 QIDEC09
1.30 01DEC09
1.30 01DEC09
1.20 01DEC09
1.30 01DZC09
1.30 01DEC09
1.20 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
1.00 01DECQ9

2.00 01DEC09
2.00 01DEC09
2.00 01DZCQ9
1.00 01DZC09
2.00 OlDEC09
1.00 01DEC09
2.00 01DEC09
2.00 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DZC09
2.00 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
2.00 01DEc09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
2.60 01DEC09
2.00 01DEC09
1.00 OIDEC09
2.00 01DEC09
1.00 01DEC09
1.00 01DEC09
1.Qa 01DZCQ9

2.00 01DZC09
2.00 OIDEC09
1.00 01DFC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
2 ~ Oo 01DECQ9

2.00 01DZC09
1.00 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09
2.00 01DEC09
2.00 01DEC09
1.00 01DEC09
2.00 01DEC09

0.00
O. aa
0.00
0.00
0.00
0.00
0.00
0.00
0.00
9.25
8.95
8.70
8.30
8.75
9.05
8.30
7.80
7.85
7.30
7.25
7.00
6.80
6.95
6.55
6, 45
6.90
6.30
6.20
6.35
6.20
6.00
6.15
6.65
6.40
6.15
6.55
6.55
6.75
6.05
6.00
5, 70
5.70
5.95
5.60
5.60
6.10
5.75
5.49
5.35
5.00
4.80
5.25
5.15
5.55
5.75
5.45
5.85
5.25
4.90
4.50
4.65

11.585
11.731
12.110
12.415
12.677
12.196
11.807
10.680
10.154
0.770
0.720
0.720
0.690
0.700
0.750
0.670
0.630
0.640
0.630
0.650
0.570
0.580
0.560
0, 550
0.530
0.590
0.550
0.535
0.540
0.550
0.520
0.540
0.610
0.575
0.530
0.590
0.580
0.590
0.560
0.570
0.530
0.500
0.530
0.540
0.530
0.560
0.550
0.520
0.510
0.465
0.46(j
0.510
0.520
0.560
0.500
0.425
0.430
0.320
0.300
0.200
0 .160

4.486
4.486
4.486
a.d86
4.486
4.486
4.486
4.486
4.486
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
O. oao
0.000
0.000
Q. OQO

0.000
0.000
0.000
0.000
0.000
0.000 .
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

(150, 605.00)
(lo2, 503.00&

(145, 320.00)
(161,395.00)
(164,798.40&

(146,352.00&

(153,491.001
(138,840.00)
(121,852.80)
[15,400.00)
(7, 200.00)

(14, 400.00)
(6, 900.00)

(14,000.00)
(15,000.00)
(13i400.00)
(6,300.00&

(12,800.00)
(6,300.00)

(13,000.00)
(11,400.00)
(11,600-00)
(5, 600.00)

(11,000.00)
[5,300.00)

(11,&00.00&

(11,000.00)
(10,700.00)
(5, 400.00)

(11,000.00)
(5,200. 00}

(10,800.00)
(12,200. 00)
[11,500.00)

(5g 300.00)
(11,8oa. aa)
(5, 800. 00&

(11,800.00)
(14,560.00)
(11,400. 00)
(5, 300.00)

(loi 000.00)
(5, 300.00&

(5, 400.00)
(5~300.00)

(11,200.00)
(11,000.00)
(5, 200. 00)

(10,200. 00)
(4, 650.00)
(9,200.00)

(loe200. 00)
(10,400. 00)
(5, 600 .00)

(10,000.00)
(4, 250. 00)
(8, 600.00]
!6,400.00)
(6, 000.00)
(2, 000.00)
(3,200.00)

58p318.00
58, 318.00
53, 832.00
58, 318.00
58, 318.00
53, 832.00
58, 318.00
58, 318.00
53, 832.00

0.00
O. aa
0.00
0.00
0.00
0.00
0.00
Q. oa
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
a.oo
0.00
0.00
0.00
O. oa

0.00
0.00
Q. aa
0.00
0.00
0.00
0.00
0.00
0.00
0 00
0.00
0.00
0.00
0.00
0.00
0.00
o. oa
0.00
0.00
a.oa
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(92, 287.00)
(94, 185.Oa I

(91,488.00)
(103,077.00)
(106,480. 40)
(92, 520. 00)
(95, 173.00)
(80, 522. 00&

(68, 020.80)
(15,400. 00)
(7, 200. OO&

(14, 400.00)
(6, 900.00)

(14,000.00&

(15,000.00]
[13,400.00]
[6,300.00)

(12, 800.00)
(6, 300.00)

(13,000.00)
(11,400.00)
(11,600.00)
(5, 600.00)

(11,000.00)
(5, 300.00)

(jli800.00)
(11,000.00&

(10, 700.00)
(5, 400.00)

(11,000.00)
(5, 200.00)

(10,800.00)
(12,200. 00&

(11,500.00)
(SI300.00)

(11,800.00&

(5, 800.00)
(11,800.00)
(14, 560.00)
(11,400.Oa)

(5, 300.00)
(10,000.00)
(5, 300.00)
(5, 400.00]
(5, 300.00)

(11,200.00)
(11,000.00)
(5, 200.00)

(10,200, 00)
(4, 650. 00)
(9, 200. 00)

(lai200. 00)
[10,400. 00)
(5, 600.00)

(10, 000.00)
(4, 250. 00)
(8, Saa. oo)
[6, 400.00)
(6, 000.00)
(2, 000.00)
[3,200.00)

97.00 *01DEC09 (1,804, 417.20) 511,404. 00 [1,293, 013.20)

97.00 (1~ 804~ 417 20) 511,404. 00 (1,293, 013.20)
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5CE&G December 2009 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

........ m .... ==== ............ _====== ........ _ ............... ==,. .................. . .... i_= === ....... _ .... ===

03JUN08

10JUN08

17JUN08

24JUN08

01JUL08

08JUL09

15JUL08

22J_L08

29JUL08

02DEC08

09DEC08

16DEC08

23DEC08

30DEC08

06JAN09

13JAN09

20J'AN09

27JRN09

03FEB09.

10FEB09

_7FEB09

24FEB09

03MAR09

1_4RR09

17HAR09

24M._R09

31MAR09

07APR09

14APR09

2]APR09

28APR09

05MA¥09

12MAY09

19MAY09

26MAy09

02JUN09

09JITN09

16JUN09

23JUN09

30JUN09

07_109

14JUL09

21Oq.,'L09

28JU509

28JUL09

04AUG09

IIAOG09

18AUG09

25AUG09

01SEP09

085EP09

15SEP09

22SEP09

29SEP09

060CT09

13OCT09

20OCT09

27OCT09

03NOV09

IOMOV09

17MOV09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CASL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

• CALL

CALL

CALL

CASL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.30 01DEC09 0.00 11.585

1.30 01DEC09 0.00 11.731

1.20 DIDEC09 0.00 .: 12.110

1.30 01DEC09 0.00 12.415

1.30 01DEC09 0.00 12.677

1.20 01DEC09 o.00 12.196

1.30 01DEC09 0.00 11.807

1.30 OIDEC09 0.00 10.680

1.20 01DEC09 0.00 10.154

2.00 01DEC09 9.25 0.770

1.00 01DEC09 8.95 0.720

2.00 01DEC09 8.70 0.720

1.00 01DEC09 8.30 0.690

2.00 01DEC09 8.75 0.700

2.00 01DEC09 ' 9.05 0.750

2.00 01DEC09 8.30 0.670

1.00 01DEC09 7.80 0.630

2.00 01DEC09 7.05 0.640

1.00 01DEC09 7.30 0.630

2.00 01DEC09 7.25 0.650

2.00 01DEC09 7.00 0.570

2.00 01DEC09 6.80 0.580

1.00 OIDEC09 6.95 0.560

2.00 OIDEC09 6.55 0.550

1.00 01DEC09 6.45 0.530

2.00 01DEC09 6.90 0.590

2.00 01DEC09 6.30 0.550

2.00 0!DEC09 6.20 0.535

1.00 01DEC09 6.35 0.540

2.00 01DEC09 6.20 0.550

1.00 01DEC09 6.00 0.520

2.00 01DECO9 6.15 0.540

2.00 01DEC09 6.65 0.610

2.00 010_C09 6.40 0.575

1.00 01DEC09 6.15 0.530

2.00 OIDEC09 6.55 0.590

1.00 01DEC09 6.55 0.580

2.00 01DEC09 6.75 0.590

2.60 01DEC09 6.05 0.560

2.00 01DEC09 6.00 0.570

1.00 01DEC09 5,70 0.530

2.00 OIDEC09 5.70 0.500

1.00 01DEC09 5.95 0.530

1.00 01DEC09 5.60 0.540

1.00 01DEC09 5.60 0.530

2.00 01DEC09 6.10 0.560

2.00 01DEC09 5.75 0.550

1.00 01DEC09 5.49 0.520

2.00 OIDEC09 5.35 0.510

1.00 OIDEC09 5.00 0.465

2.00 01DEC09 4.80 0.460

2.00 01DEC09 5.25 0.510

2.00 0!DEC09 5.15 0.520

1.00 01DEC09 5.55 0.560

2.00 01DEC09 5.75 0.500

1.00 OIDEC09 5.45 0.425

2.06 01DEC09 5.85 0.430

2.00 01DEC09 5.25 0.320

2.00 01DEC09 4.90 0.500

1.00 01DEC09 4.50 0.200

2.00 01DEC09 4.65 0.1_0

97.00 *01DEC09

97.00

4.486 (150,605.00) 58,318.00 : (92,287.00)

4.486 (152,503.00} 58,318.00 (94,185.00)

4.486 (!45,320.00) 53,832.00 (91,488.00)

4.486 (161,395.00) 58,318.00 (103,077.00)

4.486 (164,798.40) 58,318.00 (106,480.40)

4.486 {146,352.00) 53,832.00 (92,520.00)

4.486 {153,491.00) 58,318.00 (95,173.00)

4.486 (138,840.00) 58,318.00 (80,522.00}

4.486 (121,852.80) 53,832.00 (68,020.80)

0.000 (15,400.00) 0.00 {15,400.00)

0.000 (7,200.00) 0.00 (7,200.00)

0.000 (14,400.00) 0.00 (14,400.00]

0.000 [6,900.00) 0.00 [6,900.00)

0.000 (14,000.00] 0.00 (14,000.00)

0.000 (15,000.00) 0.00 (15,000.00J

0.000 (13,400.00) 0.00 (13,400.00]

0.000 (6,300.00} 0,00 _6,300.00)

0.000 (!2,800.00) 0.00 (12,800.00)

0.000 (6,300.00) 0.00 [6,300.00

0.000 (13,000.00] 0.00 (13,000.00)

0.000 (ii,400.00] 0.00 (Ii,400.00)

0.000 [11,600.00) 0.00 (11,600.00)

o.o00 (5,600.00) o.o0 (5,600.00]

0.000 (!1,000.00) 0.00 (11,000.00)

0.000 [5,300.00) 0.00 (5,300.00)

O.OOO (ii,800.00) 0.00 (11,800.00)

0.000 (11,000.00] 0.00 (11,000.00)

0.000 (10,700.00) 0.00 (_0,700.00)

0.000 (5,400.00) 0.00 (5,400.00)

0.000 (i],000.00) 0.00 (11,000.00)

0.000 (5,200.00) 0.00 (5,200.00)

0.000 , [I0,800.00) " 0.00 (10,800.00)

0.000 [12,200.00) 0.00 ([2;200.00)

0.000 (11,500.00) 0.00 (11,500.00)

0.000 (5,300.00) 0.00 (5,300.00)

0.000 (II,800.00) 0,00 (ii,800,00)

0.000 (5,800.00) 0.00 (5,800.00)

0.0O0 (11,800.00) 0.00 [11,800.00)

0.000 (14,560.00) 0.00 (14,560.00)

0.000 (11,400.00) 0.00 (11,400.00)

0.000 (5,300.00) 0.00 [5,300.00)

0.000 (10,000.00) 0.00 (I0,000.00)

0.000 (5,300.00) 0.00 (5,300.00)

0.000 (5,400.00) 0.00 {5,400.00J

0.000 (5,300.00) 0.00 (5,300.00)

0.000 (ii,200.00) 0.00 (11,200.00)

0.000 (li,000.00J 0.00 (ii,000.00)

0.000 (5,200.00) 0.00 (5,200.00)

0.000 [10,20o.00) o.00 (10,20o.00)

0.000 (4,650.00) O.O0 (4,650.00}

0.000 (9,200.00) 0.00 (9,200.00)

0.000 {I0,200.00) 0.00 (10,200.00)

0.000 (10,400.00) 0.00 (10,_00.00)

0.000 (5,600.00) 0.00 (5,600.00)

0.000 (10,000.00) 0.00 (10,000.0O)

0.000 (4,250.00) 0.00 (4a250.00)

0.000 (8,600._0] 0.00 (8,600.00)

0.000 [6,400.00) 0.00 [6,400.00)

0.000 (6,000.00) o.oo [6,000.00)

0.000 (2,000.00} O.O0 [2,000.00}

0.000 (3,200.00) 0.00 [3,200.00)

............................ r .............................

(1,804,417.20) 511,404.00 (1,293,013.20)

..................................................... - ....

(1,804,417.20) 511,404.00 (1,293,013.20)
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Version: 603, Builili 66020K
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a/o 31DECD9

SCESG Outstanding Positions

Trade Date PUT/CALL f OTS Month Strike Price Trade Price Market Price Total Cost Current Value Hark to Market

01JULOB

OBJULOB

15JULDB

22JULOS

29JULDB

3DDKCOB

06JAN09
13JAN09
2DJAV09

27JAN09
03FEB09
10FEB09
17FZBO9

24FEB09
03HARDB

10MAR09

17MARO9

24MAR09

31MAR09

D7APRO9

14APRD9

21APR09
28APR09
osHAYa9

12MAY09

19HAYO9

26HAY09

02JUiV09

09JUN09

16JUND9

23JUN09
3DJUNO9

07JULD9

14JUL09
21JUL09
28JUL09
04AUG09

11AUG09

18AUG09

25AUG09

01SKP09
OBSEP09

15SEP09
22SEP09
29SEP09
06OCT09
13OCT09

20OCT09

27OCT09
03NOV09

1oiVOV09

17NOV09

24NOV09

01DEC09
OSDEC09

15DKC09

22DEC09

28DKC09

2BDEC09

2BDEC09

28DKC09

28DKC09

28DKC09

28DEC09

28DECO9

28DECDB

28DEC09

28DEC09

29OECD9

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAIL
CALL

CALL

CALL

CALL

CALL

CALf

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CP.LL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.10
1.10
1.10
1.00
1.10
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.ao
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.0D

1.00
2.00
1.00
2.00
1.70
2.00
1.00
2.00
I. .ao
2.00
1.00
2.00
1.00
2.00
1 00
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
1.00
1.00
1.00
1.00
2.00
1.00
2.00
1.00
2.00
1.00
2.00

-15,00

01JAM10
01JAN10
01JAN10

01JAN10

01JAN10
01JAN1 0

01JAM10

01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01J)LVta
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAM&0

01JAN10
01JAN10
01JAN10
01JAN10
01JAM10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN 10
01JPV10
01JAN10
01JAN10
01JAN10
01JAN1 0
01JAN10
01JAN10

01JAN10
01JAN10
01JANID

01JAN10
01JAN10
01JAN10
01JAN10
01JAN10

01JAN10
01JAN1 0
01JANlD
01JAiV10
01JAiV10

01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN 10
01JAN10
01JAN10
01JAN10

01JAN10
01JAN10
01JAN10
OIJAN10

01JAN10

0.0000
D. DODD

0.0000
0.0000
0.0000
9.0000
9.4000
8,7000
8.4000
8.3000
7.80DO

7.6000
7.3000
7, 3000
7.2500
6.9000
6.8000
7.3000
6.7500
6.70DD

6.6000
6.5500
6.3000
6.4800
6.9500
6.8000
6.5500
7.0000
6.9500
7.1000
6.4000
6.4500
6.1500
6.1000
6.3000
6.0500
6.4500
6.1500
5.8900
5.7500
5.4000
5.2500
5.7000
5.6000
6.0100
6.0500
5.8000
6.1500
5.6000
5.2000
4.8500
5.0000
4.7500
4.7000
5.0DDD

5.4500
5.6000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
O. DODO

O. ODDO

0.0000
0.0000
0.0000

12.8981
12.4193
12.0370
10.9050
10.4144
0.7500
0.7800
0.7100
0, 6400
0.6600
0.6300
0.6800
0.6100
0.5700
0.6000
O. SBOO

0.5550
0.6100
0.5700
0.5500
D. 5700
O. SBOO

0.5500
0.5700
0.6400
o. 6oaa
0.5700
0.6200
0.6).00
0.6200
0.5900
0 5900
0.5400
0.5300
0.5600
0.5600
0.59DO

0.5700
0.5500
0.54DO

0.5100
0.4900
0.5400
0.5500
0.5800
D. 6000
0.5300
0.5500
0.4600
0.4400
0.3750
0.3900
0.3300
0.3000
0.3000
0.2450
0.2100
5.4000
5.7000
5.8000
5.6000
5.2000
4. 8500
5.0000
4.7500
4.7000
5.0000
5.4500
5.8100

5.8140
5.8140
5.8140
5.8140
5.8140
0.0000
0.0000
0.0000
0.0000
0.0000
D. DODD

0.0000
0.0000
0.000D
0.0000
0.0000
O. DODO

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0640
0.0000
0.5640
0.0000
0.2140
O. DODO

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
O. ODDO

0.0000
0.2140
5.814D

5.8140
5.8140
5.8140
5.8140
5.8140
5.8140
5.8140
5.8140
5.8140
5 8140
5 8140

(141,879.10)
&136, 612.30)
(132, 407.00)
(109,050.00)
(114,558.40)
(15,000.00)
(7, 800.00)

(14,200.00)
(6, 400.00)

(13.200.00 I

(6,300.00l
(13i600.00)
(6, 100.00)

(11,400.00)
(6, 000.00)

(11,600.00)
(5, 550.00)

l12i200. 00l
(5, 700.00)

(11,DOO. OO)

(5, 700.00)
(11,600.00)
(5, 500.00)

(11,400. 00&

(6, 400 00)
(12,000 00]
(5, 700.00)

(12, 400.00)
(6, 100.00)

(12,400.00)
(10,030.00)
(11,800.00)
(5, 400.00)

(10,eaa. Do)

(5, 600.00l
(11,200.00)
(5, 900.00)

(11,400.00)
(5, 500.00)

(ID, 800.00)
(5, 100.00)
(9,800.00)
&5, 400. 00)

(11,000.00)
(5.800.00)

(12, 000.00)
(5, 300.00)

(11,000.00)
(4, 600.00)
(8,800.00)
(3, 750.00)
(7, 800.00)
(3,300.00)
(6, 000.00)
(3, 000.00&

(4, 900.00)
(2, 100.00)

(54, 000.00l
(57, 000.00)
(58, 000.00)
(56, 000.00)

(104, 000.00)
(48 500.00)

(100,000.00)
(47, 500.00)
(94, 000.00)
(50, 000.00)

(109,000.00&

871,500.00

63, 954. 00
63i954.00
63, 954.00
58, 140.00
63, 954.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
O. DO

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

1, 280.00
0.00

11,280.00
0.00

4, 280. 00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
O. DO

o.oa
2, 140.00

58, 140.00
58, 140.00
58, 140.00
58, 140.00

lie, 2SO. DO

58, 140.00
116,280.00
58, 140,00

116,280.00
58, 140.00

116i280.00
(872, 100.001

&77, 925.10)
(72, 658.30)
(68, 453.00)
(50, 91D.00)
(50, 604.40)
(15,000.00)
(7i800.00)

(14,200.00)
(6, 400. 00&

(13,200.0DI

(6, 300.00)
(13,600.00)

(6, 100.00)
(11,400.00)
(6ioao. aa)

(11,600.00)
(5, 550.00)

(12, 200.00]
(5, 700.00)

(11,000.00)
(5, 700.00)

I 11,600.00)
(5, 500 .00)

&11,400.00)
(6, 400.00)

(12,000.00)
(5, 700.00)

(12,400.00)
(6, 100.00)

(12, 400.00)
(10,030.00)
(11,800.00)
(5, 400.00)

(10,600.00&

(5, 600.00)
(11,200.0al
(5, 900.0ol

(11,400.00l
(5, 500.00)
(9, 520.00)
(5, 100.00)
1,48o. ao

(5i400.00)
(6,720. 00&

(5, 800.00)
(12,000. 00)
(5,300.00)

(11,000.00)
(4, 600.00l
(8,800.00'I

& 3, 750.00)
(7, 800.00)
(3,300.DO)

(6, 000.00)
(3, 000.00)
(4, 900.00)

40.00
4, 140.00
1,140.00

140.00
2, 140.00

12,280.00
9i 640.00

16,280.00
10, 640.00
22, 280.00
8, 140.00
7, 280.00

(oao. ao)
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Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost . Current Value Hark to Market

01JUL08

OSJUL08

15/ui08

22JUL08

29JUL08

30DBC08 CALL

06JAN09 CALL

13J_q09 CALL

20JAN09 CALL

27JAN09 CALL

03rE809 CALL

10FEB09 CALL

17FEB09 CALL

247_B09 CALL

03MAR09 CALL

IOMA_09 CALL

17MA_09 CALL

24MAR09 CALL

31MAR09 CALL

07APR09 CALL

14APR09 CALL

21APR89 CALL

28APRG9 CALL

05MAY09 CALL

12MAY09 CALL

19MAY09 CALL

26MAY09 CALL

02JUN09 CALL

09JUN09 CALL

16JUN09 CALL

23JUN09 CALL

30JUN09 CALL

07JUL09 CALL

14JUL09 CALL

21JULO9 CALL

28JUL09 CALL

04AUG09 CALL

IIAUG09 CALL

18AUGB9 CALL

25AUG09 CALL

015EP09 CALL

08SEP09 CALL

155EPO9 CALL

228EP09 CALL

298EP09 CALL

060CT09 CALL

13OCT09 CALL

200CT09 CALL

270CT09 CALL

03NOV09 CALL

10MOV09 CALL

17NOV09 CALL

24NOV09 CALL

01DEC09 CALL

08DEC09 CALL

15DEC09 CALL

22DBC09 CALL

28DEC09

28DECO9

280EC09

280EC09

280ECO9

28DEC09

280EC09

280EC09

280EC09

280EC09

280EC09

290EC09

1.1o 01JANIO

1.1"0 0iJANI0

i.I0 01JAN10

1.00 OlJANI0

I.i0 01JAN10

2.00 01JAN10

1.00 01J_10

2.00 01JAN10

1.00 OlJANI0

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.00 OIJ/n_10

2.00 01JANI0

1.00 01JAN10

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.00 OIJ'JL._IIO

2.00 01JAN10

1.00 OlJANI0

2.00 01JAN10

1.0O 01JAN10

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.00 01JAN10

2.00 OlJAN10

1.70 01JAN10

2.00 01JPuN10

1.00 OlJAN10

2.00 01J/_W10

1.00 01JANI0

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.0B 01JAN10

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.00 01JAN10

2.00 01JAN10

1.0O 01JAN10

2.00 01JAN10

1.00 01JAN10

2.0O OlJANI 0

i .00 01JAN10

2.00 01 J_10

1.00 01J_WI0

2.00 01JAN10

L.00 01JAN10

2.00 OIJANI0

1.00 01JAN10

1,00 0LJANI0

1.o0 01JAN10

1.00 01JAN10

1.00 01JAN10

2.00 01JAN!0

i.00 01J_W10

2.00 01JANI8

1.00 OIJPLNIO

2.00 01JANIO

1.00 01JANI0

2.00 01JAN10

-15.00 01JAN10

0.0000

0.0000

0.000O

0.0O0O

O.O000

9.0000

9.4000

8.7000

8.4000

8.3000

7.8000

7.6000

7.3000

7.3000

7.2500

6.9000

6.8000

7.3000

6.7500

6.7000

8.6000

6.5500

6=3000

6_4800

6.9500

6.8000

6.5500

7.0000

6.9500

7.1000

6.4000

6.4500

6.1500

6.1000

6.3000

6.0500

6.4500

6.1500

5.8900

5.7500

5.4000

5.2500

5.7000

5.6000

6.0100

6.0500

5.8000

6.1500

5.6000

5.2000

4.8500

5.0000

4.7500

4.7000

5.0000

5.4500

5.6000

0.00O0

0.0000

0,0000

0.0000

O.0000

O.0000

0.0000

0.O00O

0.0000

0.0000

0.0O00

0.000O

12.8981 5.8148 (141,879.10) 63,954.00 (77,925.10)

12.4193 5.8140 (136,612.30) 63,954.00 (72,658.30}

12.0370 5.8140 (!32,407.00} 63,954.00 (58,453.00)

10.9050 5.8!40 (I09,050.00) 58,140.00 (50,910.00)

10.4144 5.8140 (114,558.40) 63,9_4.00 [50,604.40)

0.7500 0.0000 (15,000.O0) 0.00 (15,000.00)

0.7800 0.0000 (7,800.00) O.00 (7,800.00)

0.7100 o.oooo (14,200.00} • 0.00 (14,200.00)

0.6400 0.0000 (6,400.00) 0.00 (6_400.00)

0.6600 0.0000 (i3,200.001 0.00 [13,200.00)

0.6300 0.0000 [6,300.00) 0.00 (6,300.00)

0.6800 0.0000 {13,600.00) 0.00 (13,600.00)

0.6100 O.0O00 (6,100.00) 0.00 (6,10O.OO)

0.5700 0.0000 (11,400.00) 0.00 (II,400.00)

0.6000 0.0000 (6,000.00) 0.00 (6,000.00)

0.5800 0.0000 [11,600.00) 0.00 (ii,600.00)

0.5550 0.0000 (5,550.00} 0.00 (5,550.00)

0.6108 0.0000 (12,200.00) 0.00 (12,200.00)

0.5700 0.0000 (5,700.00) 0.00 (5,700.00)

0.5500 0.O000 (11,000.00) 0.00 (11,000.00)

0.5700 0.0000 (5,700.00) 0.00 [5,700.00)

0.5800 0.0000 [11,600.00) 0.00 [11,600.00)

0.5500 0.0O00 (5,500.00) 0.0O (5,500.00)

0.5700 "- 0.0000 (ii,400.00) 0.00 (11,480.00}

0.6400 0.0000 {6,400.00) 0.00 (6,400.00}

0.6000 0.O000 (12,000.00] 0.00 (12,000.00)

0.5700 0.0000 (5,700.00) 0.80 (5,700.00)

0.6200 0.O000 (12,400.00) 0.00 (12,400.00)

0.6100 0.0000 [6,100.00) 0.00 (6,100.00)

0.6200 0.000O [!2,400.00) 0.00 (12,400.00)

0.5900 0.0000 (10,030.00) 0.00 (10,030.00)

0.5900 0.0000 (11,800.00) 0.00 (11,800.00)

0.5400 0.0000 (5,400.00) 0.0O (5,400.00)

0.5300 0.0000 (10,600.001 0.00 (10,600.00)

0.5600 0.0000 (5,600.00J 0.00 (5,600.00)

0.5600 0.0000 (II,200.00) 0.00 (11,200.00)

0.5900 0.0000 (5,900.00) 0.00 (5,900.00)

0.5700 0.0000 (II,400.00) 0.00 (11,400.00)

0.5500 0.0000 {5,500.00) 0.0O (5,500.00)

0.5400 0.0640 (10,800.00) 1,280.00 (9,520.00)

0.5100 0,0000 (5,100.00) 0.00 (5,100.00)

0.4900 0.5640 (9,800.00) 11,280.00 1,480.00

0.5400 0.0000 (5,400.00} 0.0O (5,400.00)

0.5500 0.2140 (ii,000.00] 4,280.00 (6,720.00)

0.5800 0.0000 (5,800.00) 0.00 (5,800.00)

0.6000 0.0000 (12,000.00) 0.00 (12,000.00)

0.5300 0.0000 (5,300.00) 0.00 (5,300.00}

0.5500 0.O000 (11,000.00) 0.00 (11,000.00)

0.4600 0.0000 (4,600.00) O.00 [4,600.00)

8.4400 0.0000 (8,800.00) 0.00 (8,800.00)

0.3750 0.0000 (3,750.00) 0.00 (3,750.00)

0.3900 0.000O (7,800.00} 0.00 7,800.00)

0.3300 0.0000 (3,300.00) 0.00 (3,300.00)

0.3000 0.0000 (6,000.00) O.00 (6,000.00)

0.3000 0.0000 (3,000.00) o.oo (3,000.00)

0.2450 0.0000 (4,900.00) 0.00 (4,800.00)

0.2100 0.2140 (2,100.00) 2,140.00 40.00

5.4000 5.8140 (54,000.00) 58,140.00 4,140.00

5.7000 5.8140 (57,000.00) 58,140.00 1,140.00

5.8000 5.8140 (58,000.00) 58,140.00 140.00

516000 5.8140 (56,000.00) 58,140.00 2,140.00

5.2000 5.8140 (104,000.00) I16,280.00 12,280.00

4.8500 5.9140 (48,500.00) 58,140.00 9,640.00

5.0000 5.8140 (100,000.00) 116,280.00 16,280.00

4.7588 5.8140 (47,500.00) 58,140.00 10,640.00

4 7000 5.8140 [94,000.00) 116,280.00 22,280.00

5.0008 5.8140 (58,000.00) 58,140.00 8,140.00

5.4500 5.8140 (109,000.00) I161280.00 7,280.00

5.8100 5.8140 871,500.00 (872,100.00) (600.00)
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Trade Date PUT/CALL LOTS Nontb Strike Price Trade Price Market Price Total Cost Current Value Nark to Market

84.10 *OIJANID (974, 136.80) 332 936.DO (641,2DO. 80)

29JULOB
03FEB09
IDFEB09
17FEB09
24FZB09
03MAROS

IDMAR09

17M)LROB

24MAR09
31NAR09

07APR09
14APR09
21APR09
28APR09
05MAYO9

12MAY09

19MAY09

26MAY09

02JUN09
09JUN09
16JUN09
23 JUNO 9
30JIB&09
07JUL09
14JUL09
21JUL09
28JUL09
04AVG09

IIAVG09
IBAUG09
25AUG09

DISEP09
OBSEP09
15SZP09
22SEP09
29SEP09
06OCT09
13OCTD9

20OCT09
27OCT09
03NOV09

IONOV09

17NOV09

24NOV09

DIDEC09

DBDEC09

15DEC09
22DEC09
29DZC09

CALL

CALL

CALL

CM L

CALL

CALL

CALL

CALL

CALL

CALI

CALL

CALL

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALI

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

0 90
1.00
1.00
2.00
1.00
1.00
2. 00
1.00
1.00
2.00
1,00
1.00
2.00
1.00
1.00
2.00
1.00
1.00
1.00
1.00
1.00
1.60
I.OD

1.00
2.00
1.00
1.00
2.00
I-OD
1.00
2.00
1.00
1.00
2.00
I.DO

1.00
2.00
1.00
l. .00
2.00
1.00
1.00
2.00
1.00
1.00
2.00
1.00
1.00
2.00

DIFEBID
OIFEBIO
OIFEBID
DIFEBID
DIFEBID
DIFZBIO
OIF Blo
DIFEBID
OIFEBIO
DIFEB10
OIFEBID
OIFZBIO
OIFEBID
DIPEBID
01FEBID
DIFEBIO
0I FEBI0
DIFEBID
DIFEBIO
OIFEBIO
01FEBID
DIFEBID
DIFEBID
DIFEBID
OIFEBID
DIFEBID
OIFEBI0
DIFEBIO
DIFEBID
DIFZBID
DIFEBID
OIFEBI0
DIFEBID
DIFEBID
DIFEBID
DIFEBID
OIFZBID

DIFZBID
DIFZBIO
DIFEBI0
DIFEBID
DIFEBIO
DIFEBID
DIFZB10
OIFZBIO
DIFeBID
DIFEBID
DIFEBID
01FEBI0

0.0000
8.0500
7.7000
7.5000
7.4000
7.4500
7.1500
6.9500
7.5000
7.0000
6.9000
6.8500
6.7000
6.5000
6.6500
7.1500
6.9000
6.7500
7.1500
7.1000
7.2500
6.5400
6.6000
6.3000
6.2500
6.4500
6.2500
6.6500
6.3000
6.0800
6.0000
5.6000
5.5000
S.BSOO

5.8000
6.1900
6.3000
5.9000
6 2500
5.6500
5.2500
4.9500
5.0500
4.8500
4.8000
5, 1000
5.5000
5.6500
5.9500

10 3784
0.6200
0. 6700
0.6200
0.6000
0.5850
0.5800
0.5500
0.6000
0.5700
0.5650
0.5600
0.5800
0.5600
0.5800
0.6400
0.5950
o.seoo
0.6300
0.6200
0.6300
0.5900
0.5900
0.5400
0.5300
0.5600
0.5500
0.5900
0.5800
0.5500
o.s&oo
0.5100
0.5000
0.5300
0.5500
0.5900
0.6100
0.5900
0.6200
0.5500
0.5300
0.4600
0.5000
0.4300
0.4400
0.4600
0.4600
0.4600
0.3700

5.5720
0.0030
0.0080
0.0110
0.0130
0.0120
0.0220
0.0330
0.0110
0.0300
0.0360
0.0400
0.0530
0.0763
o.osel
0.0220
0.0360
0.0480
O, D220

0.0223
0.0180
0.0697
0.0637
0.1080
0.1180
0.0910
0.1180
0.0581
0.1080
0.1511
0.1775
0.3230
0.3700
0.2240
0.2415
0.1282
0.1080
0.2080
0.1180
0.3010
0.5110
0.7200
0.6460
0.7980
0.8380
0.6100
0.3700
0.3010
0.1920

(93,405.60)
(6, 200.00)
(6, 700.00)

(12, 400.00)
(6, 000.00)
(5, 850.00)

(11,6DO. DD)

(5, 500. DO)

(6, 000.00)
(11.400.00)
(5, 650.00)
(5, 600.00)

(11.6DD. OD)

(5, 600.00)
(5, 800.00)

(12,800.00)
(5, 950.00)
(5, 800.00)
(6,300.00)
[6,200. 00)
(6, 300.00)
(9, 440. 00)
&5, 900.00)
&5, 400.00)

(10,600.00)
(5, 600.00)
(5, 500.00)

(lli 800.00)
(5, 800.00)
&Sp500. 00)

(10,800.00)
(5, 100.00)
(5, 000.00)

(10,600.00)
(5, 500.00)
(5,900.00)

(12, 200. 00)
(5, 900.DO)

(s, 200.00)
(111000 00)
(5, 3DD. OO)

(4, 600.00)
(10,000.00)
(4, 300.00)
(4, 400.00)
(9, 200.00)
(4, 600.00)
(4, ooo. oo)
(7, 400.00)

50, 148.00
30.00
80.00

220. 00
130.00
120.00
440. 00
330.00
110.00
600.00
360.00
400.00

1, 060.00
763.00
581.00
440. 00
360.00
480.00
22D. DO

223.00
180.00

1,115.20
637.00

1,080.00
2, 360.00

910.DD

I, 180 00
1,162.00
1, 080.00
1,511.00
3, 550.00
3, 230.00
3, 700.00
4, 480.00
2, 415.00
1, 282. 00
2, 160.00
2, 080.00
1, 180.00
6, 020.00
Siila. oo
7, 200.00

12, 920.00
7, 980.00
e, eeo. ao

12, 200. 00

3, 700.00
3, 010.Do

3, 840. 00

(4 3, 257. 60)
(6, 170.00)
(6, 620. 00)

(12, 180.00)
(5, 87D. DO)

(5, 73D. OO)

(Ili160.00)
[5, 170.00)
(5,890.00)

(10,800.00)
(5, 290.00)
(5, 200. 00)

&10, 540.00)
(4, 837.00)
(5,219.00)

(12,360.00)
(5,590.00)
(5, 320.00)
(6, 080.00)
(5, 977.00)
(6, 120.00)
(8, 324.80)
(5, 263.00)
(4, 320.00)
(8,240. 00)
(4, 690.00)
(4, 320.00)

(10,638.00)
(4, 720.00)
(3, 989.00)
(7,250.00)
(1,870.00)
(1,300.00)
&6, 120.00)
(3,085.00)
(4, 618.00)

(10,040.00)
(3, 820.00)
(5, 020.00)
(4, 980.00)

(190.00)
2, 600.00
2, 920.00
3, 680.00
3, 980.DO

3, 000.00
(900.00)

(1,590.00)
(3, 560.00)

63.50 *DIFEBID (440, 795.60) 162,747.20 (278, 048.40)

03MAR09

IDMAR09

17MAR09

24MARDB

31MAR09

07APR09
14APR09
21APR09
28APR09
05MAY09

12MAY09

19NAY09

26MAY09

02JUN09

CALL

CALL

CALL

CALL

CALL

CALL

CA L

CALL

CALL

CAI L

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

01MAMO

DIMARID

DIMARI0

0IMARI 0

0IMARI 0

0 IMARI 0

0 IMARI 0
0IMAR10

0 IMARI 0
DIMARID

DINARID

DIMARID

0IMARI 0

0 IMARI 0

7.5000
7.2500
6.9500
7.5500
7.0500
7.0000
6.9500
6.7500
6.6000
6.7300
7.3DDO

7.0500
6.9000
7.1800

0.6000
0.5500
0.5500
0.5900
o.slaa
0.5500
0.5600
0.5700
0.5500
0.5800
0.6300
0.5850
0.5700
0.62DO

0, 0520
0.0700
0.0990
0.0490
0.0880
0.0940
0.0990
0, 1250
0.1490
0.1255
0.0657
0.0880
0.1050
0.0740

(6,000.00)
&s, sao. oo)
(5, 500.00)
&5, 900.00)
(5, 700.00)
(5, 500.00)
(5, 600.00)
(5, 700.00)
(5, 500.00)
&s, eoo. oa)
(6, 300.00)
(5, 850.00)
(5, 700.00)
(6, 200.00)

520. 00
700.00
990.00
490.00
880.00
940.00
990.00

1,250.00
1, 490.00
1,255. 00
. . 657.00

880.00
1.050.00

740. 00

(5, 480.00)
(4, 800.00)
(4, 510.00)
(5, 410.00)
(4, 820.00)
(4, 56D. OO)

(4, 610.00)
(4, 450 00)
(4, 010 00)
(4, 545.00)
[5, 643.00)
[4, 970.00)
(4, 650.00)
(5, 460.00)
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SCE&G Outstanding Positions

Trade Date PUT/CALL LOTS Month Strike Price Trade Price MarkQt Price Total Cost

=..... = =....... --.. .......... _ ......... ==== == ..........

29JUL08

03FEB09

10FEB09

17FEB09

24FE809

03MAR08

10MAK09

17MTLR09

24MAR09

3IMAR09

07._R09

14APK09

21APR09

28APR09

05MAY09

12MAY09

19MAY09

26MAY09

02JUN09

09JUN09

!6JUN09

23JUN09

30JUN09

07JUL09

14JUL09

210_L09

28JUL09

04AUG09

IIAUG09

18AUG09

25AUG09

01SKP09

085EP09

15SEP09

22SEP09

29SEP09

060CT09

13OCT09

20OCT09

270CT09

03NOV09

10NOV09

17NOV09

24NOV09

01DEC09

08DEC09

!LDEC09

22DEC09

29DSC09

03MAR09

IOMAR09

17MAR09

24MAR09

31MAR09

07APR09

14RPR09

21APR09

28AgR09

05MAY09

12MAY09

19MAYO9

2_(AY09

02JL'N09

14J_II0 16:16

a/o 3!DEC09

84.10*01J_NIO

0.90 01FEBIO 0.0000 10.3784 5.5720

CALL 1.00 01FEBI0 8.0500 0.6200 0.0030

CALL 1.00 01FEB!0 7.7000 0.6700 0.0080

CALL 2.00 01FEBIO 7.5000 0.6200 0.0110

CALL 1.0O 01FEB10 7.4000 0.6000 0.0130

• CALL 1.00 01FEB10 7.4500 0.5850 0.0120

CALL 2.00 01FEB10 7.1500 0.5800 0.0220

CALL 1.0G 01FEB10 6.9500 0.5500 0.0330

CALL 1.00 01FEB10 7.5000 0.6000 0.0!10

CALL 2.00 01FEBIO 7.0000 0.5700 0.0300

CALL 1.00 01FEB10 6.9000 0.5650 0.0360

C--_J_L 1.00 01FEB30 6.8500 0.5600 0.0400

CALL 2.00 01FEB10 6.7000 0.5800 0.0530

CALL 1.00 OIFEBI0 6.5000 0.5600 0.0763

CALL 1.00 01FEB10 6.6500 0.5800 0.0581

CALL 2.00 01FEBI0 7.1500 0.6400 0.0220

CALL 1.00 01FEB10 6.9000 0.5950 0.0360

CALL 1.00 01FEB10 6.7500 0.5800 0.0480

CALL 1.00 01FEB10 7.1500 0.6300 0.0220

CALL 1.00 OI_BIO 7.1000 0.6200 0.0223

CALL 1.00 01FEBIO 7.2500 0.6300 0.0180

CALL 1.60 01FEBIO 6.5400 0.5900 0.0697

CALL 1.00 01FEBIO 6.6000 0.5900 0.0637

CALL 1.00 01FEB10 6.3000 0.5400 0.1080

CALL 2.00 01FEB10 6.2500 0.5300 O.1180

CALL 1.0o 01FEB10 6.4500 0.5600 0.0910

CALL 1.00 01FEB10 6.2500 0.5500 0.1180

CALL 2.00 01FEBI0 6.8500 0.5900 0.0581

CALL 1.00 01FEBIO 6.3000 0.5800 0.1080

1.00 01FEBI0 6.0800 0.5500 0.1511

CALL 2.00 01FEBIO 6.0000 0.5400 0.1775

CALL 1.oo 01FEB10 5.6000 0.5100 0.3230

CAIL 1.00 01FEBIO 5.5000 0.5000 0.3700

CALL 2.00 01FEBIO 5.8500 0.5300 0.2240

CALL 1.00 01FEBIO 5_8000 0.5500 0.2415

CALL 1.00 01FEB10 6.1900 0.5900 0.1282

CALL 2.00 01FEBIO 6.3000 0.6100 0.i080

CALL 1.00 01_B10 5.9000 0.5900 0.2080

CALL i..00 01FKBI0 6.2500 0.6200 0.1180

CALL 2.00 01FEB10 5.6500 0.5500 0.3010

CALL 1.00 01FEBI0 5.2500 0.5300 0.5110

CALL 1.00 01X¢'EBI0 4.9500 0.4600 0.7200

CALL 2.00 01FEB10 5.0500 0.5000 0.6460

CALL 1.00 01EEBI0 4.8500 0.4300 0.7980

CALL 1.00 01FEB10 4.8000 0.4400 0.8380

CALL 2.00 01FEB10 5.1000 0.4600 0.6100

CALL 1.00 01FEB10 5.5000 0.4600 0.3700

CALL 1.oo 01FEB10 5.6500 0.4600 0.3010

CALL 2.00 01FEB10 5.9500 0.3700 0.1920

63.50 *01FEB10

CALL 1.00 01MA.R10 7.5000 0.6000 0.0520

CALL 1.00 0LMARI0 7.2500 0.5500 0.0700

CALL 1.00 0LMARI0 6.9500 0.5500 0.0990

CALL 1.00 01MARl0 7.5500 0.$900 0.0490

CALL 1.00 01MARIO 7.0500 0.5700 0.0880

CALL 1.00 01MAR10 7.0000 0.5500 0.0940

CALL 1.00 01MARIO 6.9500 0.5600 0.0990

CALL 1.00 01MA-_I0 6.7500 0.5700 0.1250

CALL 1.00 01MAR10 6.6000 0.5500 0.1490

CALL 1.00 01MAP.10 6.7300 0.5800 0.1255

CALL 1.00 01MARl0 7.3000 0.6300 0.0657

CALL 1.00 01MARl0 7.0500 0.5850 0.0880

CALL 1.00 01MAR10 6.9000 0.5700 0.1050

CALL 1.00 0IMAR10 7.1800 0.6200 0.0740

(974,!36.80) 332,936.00 (641,200.80)

(93,405.60) 50,146.00 (43,257.60)

{6,200.00) 30.00 (6,170.00)

(6,700.00) 80.00 (6,620.00)

(12,400.00) 220.00 {12,180.00)

(6,000.00} 130.00 45,870.00)

(5,850.00) 120.00 (5,730.00}

411,600.00) 440.00 (1!,160.00)

(5,500.00) 330,00 (5,170.00)

(6,000.00) 110.00 (5,890.00)

(11,400.00) 600.00 (I0,800.00)

(5,650.00) 360.00 (5,290.00)

(5,600.00) 400.00 (5,200.00)

411,600.00) 1,060.00 (I0,540.00}

(5,600.00) 763.00 (4,837.00)

(5,800.00) 581.00 (5,219.00)

(12,800.00) 440.00 (12,360.00)

(5,950.00) 360.00 (5,590.00)

45,800.00) 460.00 (5,320.00)

(6,300.00) 220.00 (6,080.00)

(6,200.00J 223.00 (5,977.00}

(6,300.00) 180.00 (6,120.00)

(9,440.00) 1,115.20 (8,324.80)

(5,900.00) 637.00 (5,263.00)

(5,400.00) 1,080.00 (4,320.00)

(10,600.00) 2,360.00 (8,240.00)

(5,600.00) 910.00 (4,690.00)

(5,500.00) 1,180.00 (4,320.00)

(ii,800.00) 1,162.00 (I0,638.00)

45,800.00) 1,000.00 (4,720.00}

(5,500.00) 1,511.00 43,989.00J

(i0,800.00) 3,550.00 (7,250.00)

(5,100.00) 3,230.00 (1,870.00)

45,000.00) 3,700.00 (1,300.00)

(10,600.00} 4,480.00 (6,120.00)

45,500.00) 2,415.00 (3,085.00)

(5,900.00) 1;282.00 (4,618.00)

(12,200.00) 2,160.00 (I0,040.00)

45,900.00) 2,080.00 (3,820.00)

(6,200.00) 1,180.00 (5,020.00)

(Ii,000.00} 6,020.00 (4,980.00)

(5,300.00) 5,110.00 (190.00)

(4,600.007 7,200.00 2,600.00

(I0,000.00) 12,920.00 2,920.00

(4,300.00) 7,980.00 3,680.00

(4,400.00) 0,380.00 3,980.00

(9,200.00) 12,200.00 3,000.00

(4,600.00) 3,700.00 (900.00}

(4,600.00) 3,010.00 (1,590.00)

(7,400.00) 3,840.00 (3,560.00J

[440,795.60) 162,747.20 (278,048.40]

(6,000.00) 520.00 (5,480.00)

(5,5C0.00} 700.00 44,800.00)

(5,500.00) 990.00 (4,510.00)

(5,900.00) 490.00 (5,410.00)

(5,700.00) 880.00 (4,820.00)

(5,500.00) 940.00 (4,560.00)

(5,600.00) 990.00 (4,610.00)

(5,700.00) 1,250.00 (4,450.00)

(5,500.00) !,490.00 (4,010.007

(5,800.007 1,255.00 (4,545.00J

(6,300.007 657.00 (5,643.00}

(5,850.007 880.00 44,970.00)

(5,700.00) 1,050.00 [4,650.00)

(6,200.00) 740.00 (5,460.00)
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Database: Eainet Merant Prod
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a/o 31DEC09

SCE6G outstandinq Positions

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost current value Ma k to Market

09JUNO 9
I 6JUNO 9
23JUN09
30JUN09
07JUL09
14JUL09
21JUL09
2BJUL09
04AUG09

IIAUG09
ISAUG09
25AUG09

OISZP09
OSSEP09
15SEP09
22SEP09
29SEP09
060CT09
130CT09
20OCT09
270CT09
03NOV09

IONOV09

17MOV09

24NOV09

OIDEC09
OBDEC09

15DEC09
22DEC09
29DEC09

CALL

CALL

CALL

CPJ L
CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
I .00
2.30
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
2.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

OIMARIO

0IMAAIO

0IMARI 0
OIMARI0

0 IMARI 0
OIMARIO

OIMARIO

01MARI 0

OIMRRI0

OIMARI0

OIMARI0

DIM&10
0 IMARI 0
OIMARI0

OIMARI0

0 IM&LRI 0.
OIiMARI0

OIMARI0

OIMARI 0

a&MARI 0

0 IMARI 0
OIMARIO

OIMAR10

0IMAAIO

OINAAIO

0 IMARI 0
0 IMARI 0

OIMAAI0

0 IMARI 0
OIMARI0

7.2000
7.3500
6.5soo
6.6500
6.4500
6.3500
6.4500
6.3000
6.7500
6.4500
6.2000
6.1500
5.8500
5.6500
6.0000
5.9500
6.3300
6.3500
6.0000
6.3500
5.7500
5.4000
5.1000
5.2000
4.9500
4. 9500
5.3000
5.6500
5.6500
5.9000

0.6100
0.6200
0.5900
0.5900
0.5400
0.5300
0.5600
0.5400
0.5800
0.5700
0.5500
0.5400
0.4900
0.5000
0.5400
0.5500
0.5800
0.5900
0.5900
0.6200
0.5350
0.5200
0.4700
0.5100
0.4900
0.4900
0.5050
0.5450
0.5700
0.5250

0.0740
0.0620
0.1490
0.1401
0.1770
0.1980
0.1770
0.2100
0.1250
0.1770
0.2347
0.2480
0.3420
0.4190
0.2920
0.3076
0.1984
0.1980
0.2920
0.1980
0.3790
0.5330
0.7000
0.6410
0.7950
0.7950
O. 585O

0.4190
0.4190
0.3240

(6, 100.00)
(6, 200. 00)

(13,510.00)
(5, 900.00)
(5, 400. 00)
(5, 300.00)
(5, 600.00)
(5, 400. 00)
(5, 800.00)
(5, 700.00)
(5, 500.00)
(5, 400. 00]
(4, 900.00)
(5, 000.00)
(5, 400.00)
[5, 500.00)
(5, 800.00)
(5, 900.00)
(5, 900.00)

(12,400.00)
(5, 350.00)
(5, 200. 00)
(4, 700.00)
(5, 100.00)
(4, 900.00)
(4, 900.00)
(5,050.00)
(5,450.00)
(5, 7DO. OO)

(5, 250, 00&

740.00
620. 00

3, 427. 00
1,407. 00
1,770.00
1,980.00
1,710 00
2, 100.00
1,250.00
1,770.00
2, 347.00
2, 480.00
3, 420. 00
4, 190.00
2, 920.00
3, 076.00
1,984.00
1,980.00
2, 920.00
3, 960.00
3, 790.00
5, 330.00
7, 000.00
6, 410.00
7, 950.00
7, 950.00
5, 850.00
4, 190.00
4, 190.00
3, 240. 00

{5,360.00)
(5, 580.DO]

(10,143 aal
(4, 493.00)
(3, 630.00)
(3, 320.00&

(3, 830.00)
(3,300.00)
(4, 550.00)
(3, 930.00)
(3, 153.00&

(2, 920.00)
(Ig480. 00)

(810.00]
(2, 480. 00)
(2, 424. 0o)
(3, 816.00)
{3,920.00)
(2i 980 00)
(8, 440. 00&

(I, 560.Oal

130.00
2, 300.00
1,310.00
3p050. 00
3, 050.00

Baa. oa
(I, 260.00]
(I,510.00]
(2, 010.00)

46.30 *01M]LJ{10 (259, 020.00) 114,843.00 (144, 177.Do)

3&MAR09

07APA09

14APR09
21APA09

05mY09
12MAY09

19MAY09

26MAY09

09JUN09
23JUN09
30JUN09
14JUL09
21JUL09
28JUL09
04AUG09

IBAUG09

25AUG09

01SZP09
OBSEP09
225EP09
29SEP09
060CT09
130CT09
270CT09
03NOV09

IONOV09

17NOV09

OIDEC09

OSDEC09

15DEC09
22DZC09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAJ L

CALL

CALL

CALL

CALL

CALL

CALL

CAJ L

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.70
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
I .00
1.00
1.00

OIAPRIO

OIAPRIO

OIAPRI0
OIAPRIO

OIAPRIO

OIAPRIO

01APRIO

OIAPRIO

01APRIO
OIAPRIO

OIAPRIO

OIAPRIO

OIAPRIO

OIAPRIO

OIAPAIO

OIAPRIO

OIAPRIO

0 Late RI 0
01APJIO
OIAPRI0

OIAPRIO

OIAPAIO

OIAPRIO

OIAPRIO

OIAPRIO

OIAPRI0
OIAPRIO

OIAPAIO

01APRIO

OIAPRIO

OIAPRIO

6.7000
6.6500
6.7500
6.5500
6.5300
6.7000
6.7500
6.7000
6.9500
6.3800
6.5000
6.2000
6.4500
6.2000
6.6500
6.1800
6.1500
5.8500
5.700D
6.0000
6.3600
6.4000
6.1500
5.8500
5.5500
5.2500
5.3500
5.1000
5.5000
5.8500
5.8000

0.5400
0.5400
0.5400
0.5500
0.5600
0.6100
O. SBOO

0.5450
0.6000
0.5800
0.5700
0.5200
0.5500
0.5400
0.5700
0.5400
0.5400
0.5000
0.5000
0.5500
0.5800
0.5800
0.5800
0.5450
0.5000
0.4650
0.5100
0.5000
0.5150
0.5400
0.5700

0.1950
0.2040
0. 1860
0.2240
0.2242
0.1950
O. IS60
0.1950
0.I 608
0.2515
0.2350
0.3090
0.24aa
0.3090
0.2040
0.3087
0.3230
0.4190
0 4755
0.3683
0.269a
0.2580
0.3230
0.4190
0.5380
0.6840
0.6320
0.7670
0.5600
0.4190
0.4312

(5, 400.00)
(5, 400.00)
(5, 400.00)
(5, 500.00)
(5, 600.00)
(6, 100,00)
(5, 800.00)
(5, 450.00)
(6,000.00)
(9,860.00)
(5, 700.00)
(5, 200. 001
(5, 500.00)
(5, 400.00)
(5,700.00)
(5,400.00)
(5, 400.00)
(5, 000.00)
(5, 000.00)
(5, 500.00)
(5, 800.00]
(5, 800.00)
(5, 800.00)
(5, 450.oo)
(5,000.00)
(4, 650.00&

(5, 100.00)
(5, 000.00&

( 5, 150.Da &

(5, 400. 00)
(5, 700.00)

1,950.00
2.040. 00
1, 860.00
2, 240. 00
2, 242. 00
1,950.00
1,860.00
1, 950.00
I, a08. 00
4, 377.50
2, 350.00
3, 090.00
2, 460. 00
3, 090.00
2, 040.00
3, 087.00
3, 230 00
4, 190.00
4, 755.00
3, 683.00
2, 696.00
2, 580.00
3, 230.00
4p 190.00
5, 380.00
6, 840.00
6, 320.00
7, 670.00
5, 600.00
4, 190.00
4p372. 00

(3, 450.00)
(3,360.00l
(3,540.00)
(3, 260.00)
(3, 358.aa)
(4, 150.00)
(3, 940.00)
(3, 500.00)
(4, 392 00)
(5, 482 50)
(3, 350.00)
(2, 110.00)
(3, 040.00)
(2, 310.00)
(3, 660.00)
(2, 313.00)
(2, 170.00)

(810.Do)

(245 00)
{1,817.00)
(3, 104.00)
(3,220. 00]
(2, 570.00)
(1,260.00)

380.00
2, 190.00
1,220. 00
2, 610.00

450.00
(1,210.00)
{1,328.00)

05MAY09

19MAY09

CALL

CALL

I .00
1.00

0 IMAY I 0
OIMAYI0

31.70 iolAPR10

6.a200
a.9000

0.5600
0.5800

0.2677
0.2080

(113,160.00)

(5, 600.00&

(5,800.00)

107,120.50

2, 677.00
Z, OBO. OO

(66, 039.50)

(2, 923.00)
(3, 720. 00)

Page:3
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Trade Date

===:

09JUN09 C_LL

16JUNO9 CALL

23JUNO9 CALL

30JUN09 C_L

07JUL09 CALL

14JULD9 CALL

21_JL09 CALL

28JUL09 CALL

04AUG09 CALL

IIAUG09 CALL

18AUG09 CALL

25AUG09 CALL

01SIP09 CALL

085EP09 CALL

155EP09 CALL

225EP09 CALL

295EF09 CALL

060CT09 CALL

130CT09 CALL

20OCT09 CALL

27OCT09 CALL

03NOV09 CALL

10NOV09 CALL

17NOV09 CALL

24NOV09 CALL

OlDEC09 CALL

08DEC09 _ALL

15DEC09 •CALL

220EC09 CALL

29DBC09 CALL

31M_09 CALL

07APR09 CALL

14APR09 CALL

2!APRO9 CALL

0_MAY09 CALL

12MAY09 CALL

19MAYO9 CALL •

26_%Y09 CALL

09JUN09 CALL

23JUN09 CALL

30JUN09 CALL

!4JUL09 CALL

21JUL09 CALL

28JUL09 CALL

04AUG09 CALL

18AUG09 CALL

25AOG09 CALL

0!SEP09 CALL

08SEP09 CALL

22$EP09 CALL

295EP09 CALL

06OCT09 C_L

130CT09 CALL

270CT09 CALL

03NOV09 CALL

10NOV09 CALL

17NOV09 CALL

01DEC09 CALL

08DEC09 C_L

15DEC09 CALL

220EC09 CALL

05MAY09 CALL

IgMAY09 CALL

JBE&GOPENPOSITIONS 14JAN10 16:16

Database: ZainetMerantProd a/o 31DEC09

SCE&G Outstanding Positions

PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

.............. _== ...................... , ,==_ ....... _,_,.==_======= ==_,.,_=========-- =._..._ ...... =====

1,00 01MARl0

1.00 01MARl0

2.30 01MAR10

1.00 01MAR10

1.00 01MAR_0

1.00 O!M_0

1.oo OIMARI0

1.00 01HA_10

1.00 01i_t_Rl0

1.00 01M_I0

1.00 01M/L_I0

1.00 01MARl0

I.OO 0LMARI0

1.00 01MA_I0

1.00 01MARIO

1.00 O!M_KI0.

1.00 OLMARI0

1.00 01MARl0

I.OO 01MAR!0

2.00 01_I0

1.00 011_i0

1.00 0_i0

1.00 01L_t_RI0

1.00 01MARl0

1.00 01M-%KI0

l. O0 01M___I0

1.00 01MARl0

1.00 01MARl0

1.00 01MARl0

1.00 01MAR!0

46.30 *01M_I0

1.00 01APRI0

1.00 OIAPRI0

1.00 01APR10

1.00 01APRI0

1.0D 01APRI0

i.00 DIAPRI0

1.00 OlApR10

1.00 0iAPBI0

1.00 01APR10

1.70 01APR10

1.00 01APR10

1.00 01APR1O

1.00 OlAPRI0

1.00 01APR10

1.00 0IAPR10

1.00 01APRI0

1.00 01APRI0

1.00 0L%PRI0

1.oo 01APRI0

1.00 01APRIO

1.00 01RPRI0

1.00 DIAPR10

1.00 OLAPRI0

1.00 01APRI0

1.00 01APKI0

1.00 01APRIO

1.00 01APRI0

1.00 01APRI0

!.00 01APR10

1.00 OIAPRI0

I.OO 0L_PRI0

31.70 *01APRIO

1.00 01MAYI0

1.O0 01MAYI0

7.2000

7.3500

6.5800

6.6500

6.4500

6.3500

6.4500

0.3000

8.7500

6.4500

6.2000

6.1500

5.8500

5.6500

6.0000

5.9500

6.3300

6.3500

6.0000

6.3500

5.7500

5.4000

5.1000

5.2000

4.9500

4.9500

5.3000

5.6500

5.6500

5.9000

6.7000

6.6500

6.7500

6.5500

6.5300

6.7000

6.7500

6.7000

6.9500

6.3800

6.5000

6.2000

6.4500

6.2000

6.6500

6.1800

6.1500

5.8500

5.7000

6.0000

6.3600

6.4000

6.1500

5.8500

5.5500

5.2500

5.3500

5.1000

5.5000

5.8500

5.8000

6.6200

8.9000

0.6100 0.0740 (6,100.00)

0.6200 0.0620 (6,200.00)

0.5900 0._490 413,570.00)

0.5900 0.1407 45,900.00)

0.54"00 0.1770 (5,400.00)

0.5300 0.1980 (5,300.00)

0.5600 0.1770 (5,600.00]

0.5400 0.2100 {5,400.00)

0.5800 0.1250 (5,800.00)

0_5700 0.1770 (5,700.00)

0.5500 0.2347 [5,500.00)

0.5400 0.2480 45,400.00]

0.4900 0.3420 (4,900.00)

0.5000 0.4190 45,000.00)

0.5400 0.2920 45,400.00)

0.5500 0.3076 45,500.00)

0.5800 0.1984 (5,800.00)

0.5900 0.1980 45,900.00)

0.5900 0.2920 45,900.00)

0.6200 0.1950 (12,400.00)

0.5350 0.3790 (5,350.00)

0.5200 0.5330 (5,200.00)

0.4700 0.7000 (4,700.00)

0.5100 0.6410 45,100.00)

0.4900 0.7950 (4,900.00)

0.4900 0.7950 (4,900.00)

0.5050 0.5850 (5,050.00)

0.5450 0.4190 (5,450.00)

0.5700 0.4190 (5,700.00}

0.5250 0.3240 (5,250.00)

0.5460

0.5400

0.5400

0.5500

0.5600

0.6100

0.5800

0.5450

0.6000

0.5800

0.5700

0.5200

0.5500

0.5400

0.5700

0.5400

0.5400

0.5000

0.5000

0.5500

0.5800

0.5800

0.5800

0_5450

0.5000

0.4650

0.5100

0.5000

0.5150

0.5400

0.5700

0.5600

0.5800

0.1950

0.2040

0.1860

0.2240

0.2242

0.1950

0.1860

0.1950

0.1608

0.2575

0.2350

0.3090

0.2460

0.3090

0.2040

0.3087

0.3230

0.4190

0°4755

0.3683

0.2696

0.2580

0.3230

0.4190

0.5380

0.6840

0.6320

0.7670

0.5600

0.4190

0.4372

0.2677

0.2080

(259,020.00)

(5,400.00)

(5,400.00}

45,400.00)

(5,500.00)

(5,600.00]

46,100.O0)

(5,800.00)

(5,450.00)

(6,O00.00)

49,860.00)

(5,700.00)

(5,200.00)

(5,500.00)

45,400.00]

(5,700.00)

(5,400.00)

45,400.00)

[5,000.00)

(5,O00.00)

45,500.00)

(5,800.00)

(5,800.O0)

(5,800.00)

(5,450.00)

(5,000.00)

[4,650.00)

(5,100.00)

(5,000.00)

(5,!50.00}

(5,400.00)

(5,700.00)

740.00

620.00

3,427.00

1,407.00

1,770.00

1,980.00

1,7_0.00

2_!00.00

1,250.00

1,770.00

2,347.00

2,480.00

3,420.00

4,190.00

2,920.00

3,076.00

1,984.00

1,980.00

2,920.00

3,960.00

3,790.00

5,330.00

7,000.00

6,410.00

7,950.00

7,950.00

5,850.00

4,190.O0

4,190.00

3,240.00

114,843,00

1,950.00

2,040.00

1,060.00

2,240.00

2,242.00

1,950.00

1,860.00

1,950.00

1,608.00

4,377.50

2,350.00

3,090.00

2,480.00

3,090.00

2,040.00

3,087.00

3,230.00

4,190.00

4,755.00

3,683.00

2,696.00

2,580.00

3,230.00

4,190.00

5,380.00

6,840.00

"6,320.00

7,670.00

5,600.00

4,190.00

4,372.00

(5,360.00}

(5,580.00)

(10,143.00)

(4,493.00)

(3,630.00)

(3,320.00)

[3,830.00)

• (3,300.00)

(4,550.00)

(3,930.00)

(3,153.00)

(2,920.00)

(1,460.00)

(810.00J

(2,480.00)

(2,424.00)

43,816.00)

(3,920.00)

(2,980.00)

(0,440.00)

(1,580.001

130.00

2,300.00

1,310.00

3,050.00

3,050.00

800.00

{1,260.00)

(1,510.O0)

(2,010.00)

(144,177.00)

(3,450.00)

43,360.00J

43,540.00)

(3,260.00)

{3,358.00)

(4,150.00)

(3,940.00)

(3,500.00)

(4,392.00)

(5,482.50)

(3j350.00)

(2,110.00)

(3,040.00)

(2,310.00)

(3,660.00)

42,313.00)

(2,170.00)

(810.00)

[245.00)

(1,817.00)

{3,104.00)

(3,220.00)

(2,570.00)

(1,260.00)

380.00

2,190.00

1,220.00

2,670.00

450.00

(1,210.00)

(I,328.00)

(173,160.00) 107,120.50 (66,039.50)

(5,600.00) 2,677.00 (2,923.00)

{5,800.00) 2,080.00 49,720.00)
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Version: 603, Build: 6602DK
JBE4COPENPOSITIQNS

Datahasef Zainet Merant Prod
14JANID 16:16

a/o 31DEC09

SCEaG Outstanding Positions

Trade Date PUI'/CALL LOTS Month Strike Pr ce Trade Price Market P ice Total Cost Current Value Mark to Market

02JUN09
16JUN09
30JUN09
07JUL09
14J[)L09
28JUL09
11AUG09

25AUG09

OSSEP09
15SEP09
225EP09
06OCT09
200CT09
03NOV09
17NOV09

24NOVD9

DIDEC09
1.5DECD9

29DEC09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAI L

1.00 oliMAYID

1.00 OIMAYID

1.00 OIMAYID

1.00 DIMAYIO

1.00 OIMAYIO

1.00 DIMAYIO

1.00 DIMAY10

1.00 DIMAYID

1.00 OIMAYID

1.00 DIMAY)0

1.00 DIMAYIO

I 00 0IMAYI0
1.00 OIMAYla

1.00 DIMAYIO

1.00 D1MAYIO

1.00 DIMAYID

1.00 DIMAYI 0
1.00 01MAYID

1.00 DIMAYIO

2i. i&a DIMAY10

7.0500
7, 1000
6. 6500
6.4000
6.3500
6.3500
6.4500
6.3000
5.9000
6.3500
6, 1500
6.5000
6.6000
5.7DOO

5.5000
5.3500
5.3500
6.0000
6.0500

0.6000
0.6200
0.5700
0.5300
0.5300
0.5400
0.5700
0.5500
0.5000
0.5300
0.5500
0.5900
0.5950
0.5200
0.5200
0.49DD

0.5000
0.5500
0.5800

0.1833
0.1760
0.2569
0.3150
0.3280
0.3280
0.3028
0.3I)18
0.4678
0.3280
0.3851
0.2910
0.2680
0.5440
0.6300
0.7010
0.7010
0.4330
0.4170

(6, 000.001
(6, 200. 00)
(5, 700.00)
(5, 300.00)
(5, 300.00)
(5, 400.00)
(5, 700.00)
(5, 500.00)
(5, 000.00)
(5, 300.Da)

(5, 500.00)
(5i900.00)
(5, 950.001

(5, 200 00)
(5,200.00)
(4, 900.00)
(5,000.00)
(5, 500.00)
(5, 800.00)

(115, 750.00)

1,833.00
1, 760.00
2, 569.00
3, 150.00
3, 280.00
3, 2ea. aa
3, 028.00
3, 418.00
4, 678.DO

3,280.00
3, 851.00
2, 910.00
2, 680.00
5, 440. 00
6, 300.00
7, 010.00
7, 010.00
4, 330.00
4, 170.00

78, 734.00

(4,, 167.00)
(4, 440.00)
(3, 131.00)
[2, 150.00)
(2, 020.00)
(2, 120.00)
(2, 672 .00)
(2, 082.00)

(322.00)
(2, 020.00)
( I, 649.00)
(2, 990.00)
(3, 270.00)

240.00
1,100.00
2, 110.00
2, 01D.DO

(1,170.00)
(I, 630.00)

(37, 016.00)

02JUN09
16JUN09
30JUN09

14JUL09
28JUL09
IIAUG09
08SEP09
22SEP09
06OCTD9

20OCT09
03NOV09

17NOV09

DIDEC09
29DEC09

CALL

CALf

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1,00
1.00
1.00
1.00

DIJUNID
01JUNID

0IJUN I 0

01JUNI 0
01JUNI 0

DIJUNIO

01JUNI 0

DIJUNID

DIJVNID
OIJUNID

DIJUNID
OIJUNID

OIJUNID

OIJVNID

7.2200
7.2500
6.8000
6.5500
6. 6000
6. 6500
6.1000
6.3000
6.7000
6.7500
5.9000
5.7000
5.5500
6. 1500

0. 6100
0.6400
a. seoa
0.5400
0.5450
0.5700
0.5100
0.5600
0.5900
0.8100
0.5200
0.5300
0.5000
0.6DOO

0.1957
0.1880
0.2685
0.3260
0.3130
0.3020
0.4556
0.3931
0.2900
0.2790
0.5260
0.6060
0.6720
0.4390

(6, 100.00)
(6, 4DO. OO)

(5,800.00)
(5, 400.00)
(5, 450.Oa)

(5,700.00)
(5, 100.00)
(5, 600.00)
(5, 900.00)
(6, 100.00&

(5,200.00)
(5, 300.00)
(5,000.00)
(6,000.001

1,957.00
1,880.00
2, 685.00
3, 260. 00
3, 130.00
3,020.00
4, 556.00
3,931.00
2, 900.00
2, 790.00
5, 260. DO

6, 060.00
6, 720.00
4, 390.00

(4, 143.00)
(4, 520.00)
(3, 115.00)
(2, 140.00)
(2, 320.001
(2, 680.00)

(544.00)
(I, 669 .00)
[3iaao. oo)
(3, 3IO, OO)

eo. ao
760.00

1,720.00

(1,610.00)

14.00 *DIJUNIO (79,050.001 52, 539.00 (26, 511.00)

30JUN09
07JUL09
14JUL09
28JUL09
IIAUG09
25AUG09

OSSEPO9
22SEP09
060CT09
20OCT09
03NOV09

17NOV09
OIDEC09

15DEC09
22DEC09
29DEC09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAIL

1.00
1.00
1.00
1.00

'1.00
1.00
1.00
1.00
1.00
1,00
1.00
1.00
1.00
1.00
1.00
1.00

OIJULID
DIJULID
OIJULID
DIJULID
DIJULID
01JULIO
01JULI 0
01JULIO
01JULIO
DIJVLID
DIJULIO
DIJULID
DIJULIO
D'I JULIO
01JULI0
DIJULID

7.0000
6.7000
6.8DOO

6.8500
6.9500
6.8000
6.4000
6.6500
6.9000
6.9000
6.1500
5.9000
5.8000
6.4000
6.3700
6.5000

D.5900
0.5600
0.5500
0.5600
0.5800
0.5600
0.5200
0.5700
0.6000
0.6200
0.5400
0.5400
o.slao
0.5700
0.5800
0.5650

0.3096
0.3780
0.3535
0.3420
0.3308
0.3535
0.4590
0.3901
0.3310
0.3310
0.5380
0.6290
0.6690
0.4590
0.4738
0, 4300

(5, 900.00)
(5, 600.00)
(5, 500.Da)

(5, 600.00)
(5, 800.00)
(5, 600.00)
(5, 200.001
(5, 700.00)
(6, 000. 001
(6.200.001
(5, 400.00)
(5, 400.00)
(5, 100.00)
(5, 700.00)
(5, 800.00)
(5, 650.00)

3, 096.00
3,780.00
3, 535.00
3, 420. 00
3, 308.00
3, 535.00
4, 590 00
3, 901.00
3, 310.00
3, 310.00
5, 380.00
6, 290.00
6, 690.00
4, 590.00
4, 738.00
4, 300.00

(2, 804.00)
(1,820.00)
(1,965.00)
(2, 180.00)
(2, 492.00)
(2, 065, 00)

(610.001
[1,799.00)
(2 i 690 .00)
(2, 890.00)

[20.00)
890.00

1,590.00

(1,110.00)
(I, 062.00)
(1,350.00)

16.00 *OiJULI 0 [90,150.00) 67, 773.00 (22, 377.00)

04AUG09

11AUG09

IBAUG09

OISEP09
15SEP09
29SEP09
13OCT09
27OCT09
IONOV09

24NOV09

OSDEC09

CALL

CALL

CALI

CALL

CALL

CALI

CALL

CALL

CALL

CAIL

CALL

1.00
1.00
1.00
1.00
I.DO

1.00
I .00
I .00
1.00
I 00
1.00

DIAUGID

DIAUGID

01AUGID

DIAUGIO

DIAVGI 0

DIAUGID

DIAUGIO

01AUGIO

DIAUG10

DIAUCIO

DIAUGIO

7.5500
7.2500
7.1500
6.7500
7.1000
7.1500
6.9500
6. 6500
6.1000
6.0000
6.5500

0.6000
0.5900
0.5700
0.5500
0.5600
0.6000
0.5900
0.5800
0.5100
0.5150
0.5300

0.2800
0.3345
0.3550
0.4490
0.3660
0.3550
0.3990
0.4750
0.6500
0.687D
0,5030

(6, 000.00)
(5, 900.00)
(5,700.00)
(5, 500.00)
(5, 600.00)
(6, 000.00)
(5, 900.00)
(5, 800.00)
(5, 100.00)
(5, 150.00]
(5, 300.00)

2

3.
3.
4,
3,
3.
3
4,
6;

800.00
345.00
550.00
490.00
660.00
550.00
990.00
750.0D

500.00
870.00
030.00

(3, 200 00&

(2, 555.00)
(2, 150.00)
(1,010.00)
( I, 940.00)
(2, 450.00)
(I, 910.00)
(1,050.00)
ii400. 00
I, ]20.00

(270.00)
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PUT/CALL LOTS Honth Strike Price Trade Price Market Price Total Cost Current Value Mark tc Market

02 JUN09 CALL

16JUN09 CALL

3OJUN09 CALL

07J?JLO9 CALL

14JUL09 CALL

28JULO9 CALL

IIAUG09 CALL

25AUG09 CALL

0BSEPB9 • CALL

15SEP09 CALL

225EP09 CALL

B60CT09 CALL

20OCT09 CALL

03NOV09 • CALL

17NOV09 CALL

24NOV09 CALL

01DEC09 CALL

15DEC09 CALL

29DEC09 CALL

02JUN09 CALL

16JUNO9 CALL

30JUN09 CALL

14JOL09 CALL

28JULO9 CALL

ILAUG09 CALL

08BEP09 CALL

225EP09 CALL

06OCT09 CALL

20OCT09 CALL

03NOV09 CALL

17NOVDB CALL

01DEC09 CALL

290£C09 CALL

30JUNO9 CALL

07JUL09 CALL

14JUL09 CALL

28JUL09 CALL

IIAUGD9 CALL

25AUG09 CAIL

085EP09 CALL

22BEPO9 CALL

060CT09 CALL

20OCT09 CALL

O3NOVO9 CALL

17NOV09 CALL

01DECO9 CALL

15DEC09 CALL

22DEC09 CALL

29DEC09 C_L

04AUG09 CALL

IIAUGO9 CALL

18AUG09 CALL

OISEP09 CALL

15SEP09 CALL

295EP09 CALL

13OCT09 CALL

27OCT09 CALL

10NOV09 CAIL

24NOV09 CALL

08DEC09 CALL

1.00 0hMAYIO

1.00 OIMAYI0

1.00 OIMAYI0

1.00 01M_YIO

1.00 01MAYI0

1.oo 01MAYI0

1.00 01MAY10

1,00 01MAY10

1.00 01_Y10

1.00 01MAY10

1.00 01bIAYl0

1.00 OlMAYI0

1.00 011_AYI0

1.00 01MAY10

1.00 OIMAYI0

1.00 01MAY10

1,O0 O1HAXIO

1.00 OIMAY10

1.00 01MAY10

21.00 *OIMAYI0

1.00 O1JUNIO

1.0O OIJUNI0

1.00 O1JUNIO

1.00 01ov_10

1.00 OIJUMI0

1.00 01JUNIO

1.00 01.3_"_10

1.00 OIJUNI0

1.00 01JUNI0

1.00 01JUNI0

1,00 01JUNI0

1.00 01JUN1O

1.00 01JUN10

1.00 01JUNI0

14.00 *01JUNI0

1.00 01JULI0

1.00 01JULI0

1.00 01JULI0

l.OO OIJULI0

1.00 01JULIB

1.00 OI_LIO

1.00 01JULI0

1.00 BIJUL10

1.00 01JULI0

1.00 OIJLFLIO

1.0B 01_L10

1.00 OI,TOI_LO

{.QO O!JU'LIO

1.00 O!JUL10

1.00 OlJULI0

1.00 01JULI0

16.00 *0LJULI0

1.00 01AUG10

1.0O OIAUGI0

1.00 01AUG10

1.00 01AUG10

I.B0 01AUGI0

1.00 01AUG10

!.00" 01AUG10

1.00 OIAUGI0

1.00 OIAUGIO

1.00 01_UGI0

1.00 01AUG10

7.0500 0.6000 0.1833 (6,000.00] 1,833.00 (_,167.00)

7,1000 0.6200 0.1760 (6,200.00) 1,760.00 (4,440.00)

6.6500 0.5700 0.2569 (5,700.00) 2,569.00 (3,131.00)

6.4000 0.5300 0.3150 (5,30B.00) 3,150.00 (2,150.00)

6.3500 0.5300 0.3280 (5,300.00) 3,280.00 (2,020.00)

6.3500 0.5400 0.32B0 (5,400.00) 3,280.00 (2,120.00)

6.4500 0.5700 0.3020 (5,700.B0) 3,028.00 (2,672.00)

6.3000 0.5500 0.3418 (5,500.00) 3,418.00 (2,082.00)

5.9000 0.5000 0.4678 (5,000.00) 4,678.00 (322.00)

6.3500 0.5300 0.3280 (5,3OO.00) •3,280 00 (2,020.00)

6r1500 0.5500 0.3851 (5,500.00) 3,851.00 (1,649.OO)

5.5000 0.5900 0.2910 (5,900.00) 2,910.00 (2,990.00)

6.6000 0.5950 0.2680 [5,950.O0) 2,680.00 (3,270,00)

5.7B00 0.5200 0.5440 15,200L00) 5,440.00 240.00

5.5000 0.5200 0.6300 (5,200.00J 6,300.00 I,I00.00

5.3500 0.4900 0.7010 (4,900.00) 7,010.00 2,110.00

5.3500 0.5000 0.7010 (5,000.00) 7,010.00 2,010.00

6.0000 0.5500 0.4330 (5,500.00) 4,330.00 (I, 170.00)

6.0500 0.5800 0.4170 (5,800.00) 4,170.00 (1,630.00)

(115,750.00) 78,734.00 (37,016.00j

7.2200 0.6100 0.1957 (6,100.00) 1,957.00 (4,143.00)

7.2500 0.6400 0.1880 (6,400.00) 1,980.OO (4,520.00)

6.8000 0.5800 0.2685 (5,800.00) 2,685.00 (3,115.00)

6.5500 B.5400 O.3260 (5,400.00) 3,260.00 (2,140.00)

6.6000 0.5450 0.3130 (5,450.00) 3,130.00 (2,320.00)

6.6500 0.5700 0.3020 (5,700.00) 3,020.00 (2,680.00)

6.1000 0.5100 0.4556 (5,100.00) 4,556.00 (544.00}

6.3000 0.5600 0.3931 (51600.00) 3,931.00 (1,869.00)

6.7000 0.5900 0.2900 (5,900.B0) 2,900.00 [3,000.00)

6.7500 0.6100 0.2790 (6,100.D0) 2,790.00 (3,310.00)

5.9000 0.5200 0.5_60 (5,200.00) 5,260.00 60.00

5.7000 0.5300 0.6060 (5,300.B0) 6,060.00 760.00

5.5500 0.5000 0.6720 (5,000.00) 6,720.00 1,720.00

6.1500 0.6000 0.4390 (6,000.00) 4,390.00 (1,610.00)

(79,050.00) 52,539.00 (26,511.00)

7.0000 0.5900 0.3096 (5,900.00) 3,096.00 (2, B04.00)

6.7000 0.5600 0.3780 (5,600.00) 3,780.00 (1,820.00)

6.8000 0.5500 0.3535 [5,500.00) 3,535.00 (1,965.00}

6.8500 0.5600 0.3420 (S,600.00) 3,420.00 (2,180.00)

6.9500 0.5800 0.3308 (5,000.00) 3,308.00 (2,492.00)

6.8000 0.5600 0.3535 (5,600.00) 3,535.00 (2,065.00)

6.4000 0.5200 0.4590 (5,200.00) 4,59B.00 (610.00)

6.6500 0.5700 0.3901 (5,700.00) 3,901.00 (I1799.00)

6.9000 0.6000 0.3310 (6,000.00) 3,310.00 (2,6B0.00)

6.9000 0.6200 0.3310 (6,200.00) 3,310.OO (2,890.00)

6.1500 0.5400 0.5380 (5,400.00) 5,380.00 (20.00)

5.9000 0.5400 0.6290 (5,400.00) 6,290.00 890,00

5.8000 0.5100 0.6690 (5,100.00) 6,690.00 1,590.00

6.4000 0.5700 0.4590 (5,700.00) 4,590.00 (1,110.00)

6.3700 0.5800 0.4738 (5,800.00) 4,738.00 (1,062.00)

6.5000 0.5650 0.4300 (5,650.00) 4,300.00 (1,350.00)

(90,150.00) 67,773.00 (22,377.00)

7.5500 0.6000 0.2800 (6,000.00) 2,800.00 (3,200.00)

7.2500 0.5900 0.3345 (5,900.O0) 3,345.00 (2,555.00)

7.1500 0.5700 0.3550 (5,700.00) 3,550.00 (2,150.00)

6.7500 0.5500 0.4490 (5,500.00) 4,490.00 (1,010.00)

7.1000 0.5600 0.3660 (5,600.00) 3,660.00 (1,940.00)

7.1500 0.6000 0.3550 (6,000.BO) 3,550.00 (2,450.00)

6.9500 0.5900 0.3990 (5,900.00) 3,990.00 (1,910.00)

6.6500 0.5800 0.4750 (5,800.00) 4,750.00 (1,050.00)

6.1000 0.5100 0.6500 (5,100.00) 6;500.00 1,400.00

6.0000 0.5150 0.6970 (5,150.00) 6,870.00 1,720.00

6.5500 0.5300 0.5030 (5,300.00) 5,030.OO (270.00)
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220KC09 1.00 01AUG10

12.00 *01AUG10

6.6800 0.5800 0.4615 (S, SOO OO)

(67, 750.00)

4 6'Is. oo

53, 150.00

(1,185.00)

(14, 600.00)

01SEP09
ISSEP09
29SEP09
130CT09
270CT09
10NCV09
24NOV09

OSDEC09

22OEC09
29DEC09

CAJ L

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

OISEPIO
01SEP10
01SEPIO
01SEP10
01SE?10
01SEPIO
OISEP10
01SEP10
01SEP10
OISEP10

7.1500
7.4500
7.3800
7.2000
6.9500
6.3500
6.3000
6.8500
6.9800
7.0000

0.5500
0.5800
0.6200
0.6000
0.5800
0.5300
0.5250
0.5400
0.5900
0,5950

0.4190
0.3560
0.3658
0.4080
0.4660
0.6390
0 ~ 6560
0.4920
0.4537
0.4540

(5,500.00)
(5, 800.00)
( a, 200.00)
(6, 000.00)
(5, 800.00)
(5,300.0O)

(5, 250.00)
(S, 4OG. GO)

(5, 900.0O)

(si950.00)

4, 190.00
3,560.00
3, 658.00
4, 080.00
4, 660.00
6, 390.00
6, 560.00
4I920.00
4, 537.00
4, 540. 00

(1,310.00)
(2, 240. 00)
(2, 542. 00)
(1,920.00)
(ll140 00)
1, 090.00
1,310.00

(480.00)
(I, 363.00)
(1,410.00)

10.00 *OISEPIO (57, 100.00) 47, 095, 00 (10,005.00)

29SEP09
130CT09
20OCT09
270CT09
10NOV09
24NOV09

08DEC09
22DEC09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1,00
1.00
I .00
1.00
1.00

01OCT10
010CTIO
0 IOCTI 0
oiocT10
010CT10
01OCT10
OIQCT10
010CTIO

7.9400
7.6000
7.8500
7.4000
6.8000
6.7500
7.5500
7.5700

0.6200
0.6250
0.6600
0. 6100
0.5400
0.5400
0.5500
0.5900

0.3779
0.4430
0.3960
0 4850
0.6360
0.6500
0.4530
0.4528

(6.200.001
(6, 250.00)
(6, 600.00)
( 6, 100.00)
(5, 400. 00)
(5, 4OO. GO)

(5, 500.00)
(5, 900.00)

3, 779.00
4, 430.00
3, 960.00
4, 850.00
6, 360.00
6, 500.00
4, 530.00
4, 528.00

(2 p 421 .00)
(1,820.00)
(2, 640.00)
(1,250.00)

960.00
1,100.00

(970.00)
(1,372.00)

8.00 *010CTIO (47, 350.00) 38, 937.00 (8, 413.00)

03NOV09

17NOV09

24NOV09

OIDEC09
08DECO9

15DEC09
29DECO9

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00

01NOVIO

OINQV10

01NOVIO

OINOVIO

01NOV10
01NOV10
01NOVIO

7.4000
7.2000
7.1000
7.1500
7.8000
7.8000
7.6500

0.6150
0.6000
0.5800
0.5900
0.6000
0.6250
0.6500

0.5o90
0.6240
0.6530
0.6380
0.4720
0.4720
0.5070

(o, 150.00)
(6, 000.00)
(5,800.00)
(5, 900.00)
( 6, 000.00)
(6,250. 00)
(6, 500.00)

5, 690.00
6, 240. 00
6, 530.00
6, 380.00
4, 720.00
4, 720.00
5, 070.00

(460.00)
240. 00
730.00
480.00

(I,280.00)
(1,530.00)
(I,430.001

7.00 01NOV10 (42, 600.00) 39, 350.00 (3,250. 00'I

OIDEC09
08DEC09
15DEC09
22DEC09
29DEC09

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
2. 00
1,00

01DECIO
01DEC10
01DEC10
01DEC10
01DEC10

7.5000
8.1000
8.0500
7.9500
7.8500

0.6400
0.6400
0.6550
0.6600
0.6800

0. 6S4O
0.5060
0.5170
0.5408
0.5a30

(6, 400.00)
(6, 400.00)
(6, 550.00)

(13p200.00)
(6, 800.00)

6, 540.00
5io60. 00
5, 170.00

10,816.00
5, 630.00

140.00
(II340.00)
(1,380.00)
(2, 384.00)
(1,170.00)

29DEC09 CALI

6.00 eolDEC10

1.00 OIJANII 8.1500 0.6950 0.5920

(39, 350.00)

(6, 950.00)

33, 216.00

5, 920.00

(6, 134 .00]

(1,030.00)

1.00 *01JANII (6, 950.00) 5, 920.00 (I, 030.00)

320.60 (2I393, 162.40) I, 134, 360.70 (1,258, 801.70)
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.,_== ........ ., .... == ,._.,= === ..... ,_ _=:===_ .... _===_ ......... =_ .......... ===== ............ ==== ..... ,.

22DEC09 CALL 1.00 01AUG10 6.6800 0.5800 0.4615 (5,800.00) 4,615.00 (i,185.00)

................................................................

12.00 *01AUG10 (67,750.00) 53,150.00 (14,600.00)

OlSEP09 C_LL 1.00 01SEPIO 7.1500 0.5500 0.4190 (5,500.00) 4,190.00 (1,310.00)

155EP09 CALL 1.00 OISEPI0 7.4500 0.5800 0.3560 (5,800.001 3,560.00 (2,240.00)

293BP09 CALL 1.00 OISBPI0 7.3800 0.6200 0.3658 (6,200.0_) 3,658.00 (2,542.00)

!30CT09 CALL 1.00 015EPI0 7.2000 0.6000 0.4080 (6,000.00) 4,080.00 (i, 920.00]

270CT09 CALL 1.00 01SEPI0 6.9500 0.5800 0.4660 (5,800.00} 4,660.00 (1,140.00)

10NOV09 CALL 1.00 OISEPIO 6.3500 0.5300 0.6390 (5,300.00) 6,390.00 1,090.00

24NOV09 CALL 1.00 OlSEPIO 6.3000 0.5250 0.6560 (5,250.80) 6,560.00 1,310.00

0HDEC09 CALL 1.00 015EPI0 6.8500 0.5400 0.4920 (5,400.80) 4,920.00 {480.001

220EC09 CALL 1.00 OISEPI0 6.9800 0.5900 0.4537 (5,900.00) 4,537.00 (I, 363.0D)

29DEC09 CALL 1.00 01SEPIO 7.0000 0.5950 0.4540 (5,950.00) 4,540.00 (1,410.00)

.......................... _ .....................................

I0.00 *OlSEPI0 (57,100.00] 47,095.00 (I0,005.00)

295EP09 CALL 1.00 01OCT10 7.9400 0.6200 0.3779 (6,200.00) 3,779.00 (2,42!.00)

13OCT09 CALL 1.00 OIOCTI0 7.6000 0.6250 0.4430 (6,250.00} 4,430.00 (1,820.08]

200CT09 CALL 1.00 0EOCTI0 7.8500 0.6600 0.3960 (6, 600.00/ 3,960.00 (2,640.00)

270CT09 C_LL 1.00 01OCT10 7.4000 0.6100 014850 (6,100.00) 4,850.00 (I,250.00)

10NOV09 CALL l.O0, OIOCT10 6.8000 0.5400 0.6360 {5,400.00) 6,360.00 960.00

24NOV09 C%LL 1.00 010CTIO 6.7500 0.5400 0°6500 (5,400.00) 6,500.00 I,i00.00

080EC09 CALL 1.00 OIOCTIO 7.5500 0.5500 0.4530 (5,500.00) 4,530.00 (970.001

22DEC09 CALL 1.00 OIOCTI0 7.5700 0.5900 0.4528 (5,900.00) 4,528.00 (1,372.00]

................................................................

8.00 *01OCTIO (47,350.00) 38,937.00 (8,413.001

03NOV0% CALL 1.00 01NOV10 7.4000 0.6150 0.5690 (6,150.00) 5,690.00 (4_0.00)

17NOV09 CALL 1.00 01NOV10 7.2000 0.6000 0.6240 (6,000.00) 6,240.00 240.00

24NOV09 CALL 1.00 01NOV10 7.1000 0.5800 0.6530 {5,000.00] 6,530.00 730.00

01DEC09 CALL 1.00 01NOV10 7.1500 0.5900 0.6380 (5,900.00) 6,380.00 480.00

08DEC09 CALL 1.00 01NOVI0 7.8000 0.6000 0.4720 (6, 000.00) 4,720.00 (1,280.00)

15DEC09 CALL 1.00 01NOVI0 7.8000 0.6250 0.4720 (5,250.00) 4,720.00 (I, 530.00)

290EC09 CALL 1.00 OiNOViO 7.6500 0.6500 0,5070 (6,500.00) 5,070.00 (1,430.00)

................................................................

7.00 *01NOV10 (42,600.00) 39,350.00 (3,250.00]

01DEC09 CALL . 1.00 01DEC10 7.5000 0.6400 0.6540 (6,400.00) 6,540.00 140.00

OSDEC09 CALL 1.00 01DECIO 8.1000 0.6400 0.5060 (6,400.00] 5,060.00 (1,340.00)

15DEC09 CALL 1.00 OIDECI0 8.0500 0.6550 0.5170 (6,550.00} 5,170.00 (i,380.00)

22DEC09 CALL 2.00 01DECIO 7.9500 0.6600 0.5408 (13,200.00} 10,816.00 (2,384.00)

29DEC09 CALL 1.00 01DEC10 7.8500 0.6800 0.5630 (6,800.00} 5,630.00 (1,170.001

................................................................

6.00 *01DEC10 (39,350.00) 33,216.00 (6,134.00]

29DEC09 CALL 1.00 OIJANII 8.1500 0.6950 0.5920 (6,950.00) 5,920.00 {I,030.00)

................................................................

1.0O *01JAN11 (6,950.00} 5,920.00 (1,030.00)

.................................... i ...........................

320.60 (2,393,162.40) 1,134,360.70 (1,258,801.70)


